Introduction
M. Yor has recently showed the following property based on Saisho and Tanemura's generalization [5] of Pitman's theorem [2] . Theorem 1.1 (Yor [9] , Corollary 12.5.1) Let dimensional Bessel process starting from the origin on a certain probability space (5~,.~', P). . Define X 0 3 B 1 ( t ) 2 min R 03B103B1+2(t) for t ~ [0,~). (X a (t)) We now turn our attention to the SDEs satisfied by our martingales. (ii) The scaling property of (Xa(t)) follows from that of (Ra+2(t)). (ii) The same reasoning as in (i) leads to the equi-distribution property of (a), (b) and (c). Revuz 
